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Annual Statement for the year 2020 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 Percezntage ’ Securitie: Lending T05ta| Perce6ntage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS........oovivirireieeieerieiieieieseseseessesesssessesseseesens | coeeieians 36,872,186 | ............. 134 [ 36,872,186 | ...ocveeveerereieieiens | e 36,872,186 | ............. 134
1.02 All Other GOVEMMENES.........ccovevireirieieieiiieieiseesseiseessesseens | cnneissesssessssesssens | evesnssennnns 0.0 | oo | e | e (01 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | c.ooceeeeveccceeees | e 0.0 [ oo | e | e (VN 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNteed............cccueeueeevevevcrereseeeeee e | evereeerereienns 5,000 | oo 0.0 [ oo 5,000 | oo | e 5,000 | .ooovrernnn 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccocvvveveiereieieeeeeee e 122,433,024 | ... 444 |........122,433,024 | ..cooovverereeeeeens [ i, 122,433,024 | ............. 44.4
1.06 Industrial and MiSCEllaNEOUS..............ccoevververrerrerirrieeiesis 110,199,817 | 39.9 |00 110,199,817 | oo [ i 110,199,817 | ... 39.9
1.07 Hybrid SECUNHIES. ....cvuevreveereeeireiriieseseseiseissiseessiseenesssssnsenenes | s | e 0.0 [ oo e | e (VN 0.0
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LOANS............ccooiueiriririnicinienieneenesneienees | s | o 0.0 | oo Lo | [ I 0.0
1.11 Total Long-Term Bonds..........ccceverrerrerereieisiesssssesesesesenens 0000 269,510,027 | oo 97.7 |.....269,510,027 | cooeveveeeeieinns 0 (... 269,510,027 | ..o 97.7
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccccoererrerereierieiiesiees [ eresieseeeeeieenees | cvveivsieienns 0.0 | oo | e | e (01 I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK..........cceveievvieiieieeseeseisiseiseeseisssensnns | evveseissiesissessienans (0] 0.0 [ oo (U1 (U1 (0] I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... [ coveerienieniencinnn | v 0.0 | e | e | s (01N I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccoeeveees [ eoverrienicnieienine | e 0.0 | e | e | e (V1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeevee [ eorerirnirnincnie | e 0.0 | e | | e (01 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.
3.05 Mutual FUNGS......cooviiiiiiiririeies e
3.06 Unit INveStMent TrUSES.........ccoueiriircrereresee e
3.07 Closed-End FUNDS..........ccoouuiiniiriniinineeeeeeee s
3.08 Total CommON SEOCKS........cciurrreerirririeirieiseieiieie s

4. Mortgage Loans Schedule B):
4.01 Farm Mortgages.......
4.02 Residential Mortgages
4.03 Commercial MOMGagES. ..........cvuruuremeerieieineinreneineeneeseeneineeneinsenees | eensensinsinssssssssessnsnns | evensennennns 0.0 [ o [ | e (01 I 0.0
4.04 Mezzanine Real Estate LOans..........ccccoevirnienennnnnennennenns [ v | cviveninenns 0.0 | oo | e | e (01 I 0.0
4.05 Total Valuation AlIOWANCE...........cccvivririeririeeireieieinieieieinieisneiens e | cerisesninenns 0.0 | oo Lo | e [ I 0.0

4.06 Total Mortgage Loans..........ccoceuvireuniieiniieiniieieieieeeeissiessiessieen | coveieiieiesieseseienees (01 I 0.0 | o [0 I (O I (01 I 0.0
5. Real Estate (Schedule A):

5.01 Properties Occupied by COMpany...........ccccevieerrieieeriereserenenns

5.02 Properties Held for Production of Income............ccccoovevvievriicines

5.03 Properties Held for Sale

5.04 Total Real EState......cccovierciiecescece s

6. Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccoveueeneireenrireineiseneeseeneeseenenns | veereeiees 2,379,210 | oovovveren0.9 | e 2,379,210 [ .o | e 2,379,210
6.02 Cash Equivalents (Schedule E, Part 2)..........c.cccoveuvvenevnenenneenes | vvereriens 3,999,880 | ..ocvvreren 14 | 3,999,880 [ ..vvvvueerrreirnrircines | e 3,999,880
6.03 Short-Term Investments (Schedule DA)..........ccooeverninnnneinines Lo |00 | [ |, 0

6

6.04 Total Cash, Cash Equivalents, and Short-Term Investments........ 379,090 6,379,090 ....6,379,090

7. Contract Loans...........ccc....

8. Derivatives (Schedule DB)....

9. Other Invested Assets (Schedule BA)..........ccccovererenenenencnennnenens | eovenenennnnnnneinnines | ovvveneineen00 [ e | e, 0
10. Receivables for SECUMLIES. ..o | e 38 | e 0.0 | e 38 | s | e 38
11. Securities Lending (Schedule DL, Part 1).........ccocveveerenenenrnnnnnnneins | vevrnenenesesenesenne | vvvernenneend0.0 | e [ v ) 0.9 SOOI IR XXX
12. Other Invested Assets (Page 2, Line 11)........ccovereninnenneenesneenns Leseenssnssesnsnnes | envenneennnens0:0 oo [ | s 0
13. Total INVEStEd ASSELS............cceveveieieiteeeieieeceeeeecee e .o 275,889,155 | ........... 100.0 |.........275,889,155 | .....ccccoeevvunnn. 0]..... 275,889,155

Sl01



Annual Statement for the year 2020 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane
6.2 Totals, Part 3, COIUMN 1.ttt

7. Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas
8.2 Totals, Part 3, COIUMN 9.ttt

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 11 ...ttt

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9..........ccoeviriiiiiiieeeccce e

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN .....................................

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3. bbb
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt

S102




Annual Statement for the year 2020 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee

3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e 0
4. ACCIUAI OF GISCOUNL.......vuveesesiseie b8
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ...........................

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiiiiines ettt 0
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0

10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.......cocuiieiiciiece sttt bbbttt bbb es

10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........cc.iviiiuieiiet ettt bbbt s s bbbt b bbb bbb b st 307,618,826
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbb bbb s bbb bbbttt s 48,734,691
3. ACCIUAL OF GISCOUNL. ... .eevseesits ittt b8 8 8RR 83,060
4. Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb (19,152)

4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes

4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses

44 Partd, COIUMN ...ttt (19,152)
5. Total gain (10ss) 0N disposals, Part 4, COIUMN 19..........cieiiieieieiesie sttt b bbb bbb s et b st bbbt 2,972,357
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coiiiniiiie sttt bbb 88,774,924
7. Deduct amortization Of PrEMIUM...........ciieiiieicieicieie sttt et a et s bbb bbb s b8 b a8 b s s bbb s b s b s s bbbt bbbt 1,104,837
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee

8.2 Part2, Section 1, COlUMN 19.. ...

8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee

8.4 Partd, COMUMN 15......cuiiiiieiee e 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COIUMN M4

9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee

9.3 Part 2, SECtion 2, COIUMN 4.ttt

9.4 Partd, COIUMN 13, ..ottt ettt ettt et e s e st eea s ee et et st et st et et ebeeseese e sttt et et et etesesnanannnas 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........ccoocuvierieiciereeeecee e
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T48-9+10).......cceuiriiiriririiee bbb 269,510,021
12. Deduct total NONAAMILEA BMOUNLS...........coirieiiiiiii e
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........ouuiuiimiiiiiirieiricie ettt bbb bbbt ntes 269,510,021

Si03



Annual Statement for the year 2020 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 36,872,186 | ..oovvvvrcrircnenne 36,961,697 | ..oovvvvrrrrirciinne 36,866,051 | ..oovvvvucrrrnrennne 36,865,969
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...cerrseessnses | v 36,872,186 | ..ovvviecinenn 36,961,697 | .oovvveeinnens 36,866,051 | ...coovercrcninnns 36,865,969
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtAlS...oeceeeeerereisierisriisisninns | e 5,000 | oo 5,018 | oo 5,182 | s 5,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 122,433,024 134,984,234 .126,280,506 118,549,516
Industrial and Miscellaneous, 8. United States 90,952,080 .101,266,670 ...91,195,828 ..90,192,000
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 3,770,496 4,280,081 3,782,895 | .o 3,750,000
and Hybrid Securities (Unaffiliated) 10. Other Countries .. 15,477 241 ...16,902,617 ...15,426,334 ...15,536,025
11. Totals......ccoocoe. 110,199,817 122,449,368 .110,405,057 109,478,025
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......couverseeessennsne | covveenerericiennes 269,510,027 | .covoovvriciins 294,400,317 | .ocvevvirricinnns 273,556,796 | ..ooovvcrererinnns 264,898,510
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouevuenec 269,510,027 | ...covoevverrenne 294,400,317 | ocvvrrvrirrienne 273,556,796
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Annual Statement for the year 2020 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

36,864,112

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

A7 TOMAIS oo | erenrnn s (] I 5,000 | .vviriininnrienenens {0 I 0 | o 0 [ XXX | o 5,000 [ 0.0 | oo 5,000 [0 0.0 | oo 5,000 [ oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
............. 10,486,069 |.............33,077,910 |...............9,372,399 | .............31,118,623 | .............16,430,026 | ....... XXX...0cevesrcres | cr0rere.. 100,485,027 | o367 | 128,441,342 | 409 10000 100,485,027 [
............... 2,799,490 |...............5,428,539 |.............10,046,315 | ............. 2,173,653 | ..oooeee. XXXt [ v 21,947,997 | oiiienenn80 [ 24147873 | e T T e 21,947,997 |




Annual Statement for the year 2020 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
269,535 | ..coovrnnes 11,408,296 | ............. 41,267,759 | ..ooovvrrrrnnn. 235402 ..o 2,572,833 | .o ) 0.9 SO D 55,753,825 R 66,709,584 2 | 30,959,597 |...cooenne. 24,794,228

8,322,013 |.. . 34,261,143 |.. .2,900,000 I ...53,180,663 | ... .19, ....52,007,962 | ... 6 . 28,886,156
469,225 | . ....7196,104 I ..1,265,329 |...

90IS

9.7 TOAIS.....eieieitiri e | crreenes XXX | v D09, SO [P 0,9, SOOI [ XXX | s XXX | v 0 [ oo [V OO 0.0 [ [V R 0.0 | e 0 [ e 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7 Totals




Annual Statement for the year 2020 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T [(C) e 14,763,557 |.......c..n. 81,355,318 |..covev 50,640,158 |............. 31,354,025 |...cccoune. 19,002,859 | oo (U I 197,115,917 | v 721 | XX s [ Y., SRR IR 172,321,689 |....cccouc.. 24,794,228
9,822,013 | ..covvveneee 10,496,997 |............. 39,689,682 |............. 12,946,315 | ..coovvrennee 2,173,853 | oo (I - 75,128,660 | ..oovovvvrrreeeecn 275 | e XX s [ ) .0, SN IR 46,242,504 | ............. 28,886,156

469,225 ..1,265,329

L0
90,799,065 |..

11.8 Line 11.7asa % of Col. 7.........

Total Bonds Prior Year
............. 21,884,830 |.............91,492,524 | .............64,491,647 |............31,096,813 | .............28,986,444
3,214,945 | ... .18,050,233 |. 38,534,425 |.. 12,390,846 | ... 3,965,386 | ....

237,952,258 | ..o 8 | 217,745,724 | ............. 20,206,534
..76,155,835 ...46,443,495 |.. ...29,712,340

..25,099,775 | ...........109,542,757

L0IS

12.8 Line 12.7 as a % of Col. 9. ..8.0 ....34.9
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 14,494,022 | ............ 70,937,269 |............. 37,533,514 |...cceo.ee. 31,354,025 |............. 18,002,859 | ...oveueeerrnerneineiieienes | e 172,321,689 | .oovvvvvereenn03.0 | e 217,745,724 | 693 | 172,321,689
4599748 | ... 8,282,186 |.....cocn.... 21,140,602 |............. 10,046,315 |...ccovvnnnee. 2,173,653 | oo | e 46,242,504 | ..ooovovvvreen 169 | 46,443,495 | L 148 | 46,242,504

469,225 | . 796,104 |... .1,265,329 |..

..1,265,329

13,7 TOAIS. .ot eneennnes | sereeeennens 19,093,770 | ..cccvvvenee 79,219,455 | ..o 59,143,341 |............42,196,444 | ............. 20,176,512
13.8 Line 13.7 as a % of Col. 7..... . W8T ...36.0 | ... . e 9.2
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, AV P 290 | oo 216 | oo 154 | o 7.4
14, Total Privately Placed Bonds

..................................................................................................................... 10,418,049 |.............13,106,644 rveennnnnn 24,794,228

............... 2,214,811 |.............18,549,080 rennenn 28,886,156

0

......................... 0

0

53,680,384

............................ .12,632,860

14.8 Line 14.7 as a % of Col. 7..... ...23.5
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........cccccceeveer | cevvrvrveviiiiniennnnn .0 | oo 4.6

(@) Includes $.....25,730,384 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....3,999,879; NAIC 2§.......... 0; NAIC3S...... 0; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 3,999,879 | ...ceenee. 36,846,614 | ..o [ e [ e | cneeeen e XK i | e 40,846,493 | ....oovvvien 149 | 40,757,383 | .o 13.0 | 40,846,493

1.02 Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

....25,572 25,572 |.

.8,074 17,498 |...

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

.......... 146,537,399
6,051,816

.......... 117,024,888
5,408,136 |.

............ 11,020,130 | ............33,346,487 |............13,531,306 |............40,577,544 | ............18,549,421
..965,939 |. 2,530,913 |... 1,269,632 |. 587,394 | .. 54,258

............ 11,986,069 |............35,877,400 |............14,800,938 | ...........41,164,938 | ............18,603,679 v 122,433,024 v 152,589,215 v 122,433,024 .0
. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations ..8,322,013 |............ 16,141,420 |............45,115,636 |..............2,900,000 |.............. 2,572,833 75,051,902 72,538,728 | ..o 231 0. 33,362,080 | ... 41,689,822
6.02 Residential Mortgage-Backed SECUMHES...........cccovvevreievrieiieierieieies [ e 752,607 |... . . ...6,736,565 ...5,981,876 .6,736,565
6.03 Commercial Mortgage-Backed SECUMLIES............ccevieerieeeriieiiieens | voveieiseeesssesesneienns e ———— 23,157,353 30,907,406 | ..cocoveveeeeenn9.8 [ 23,157,353 |

6.04 Other Loan-Backed and Structured Securities.. ..269,535 |. 2,211,776

5,253,997
6.05 TOtAlS.......ouiiieiicici s | e 8,591,548 | ........... 19,105,803

............ 53,680,384

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvireiisit ettt

1. Total Bonds Current Year
11.01 Issuer Obligations

.0

............ 23,342,022 | ............86,339,521 | ............58,646,942 | .......... 43,477,544 | ..........21,122,254 | ......... XXX o covvvrvens | 00000 232,928,283 | o852 | XXX | XXX | e 191,238,461 1 ....41,689,822
11.02 Residential Mortgage-Backed Securities... 974,013 |. .3,301,018 | ... ...1,253,590 |. ...587,394 | . ....54,258 . 12,170,273 | .... 4. . XXX.. ...5,433,708 |. 6,736,565
11.03 Commercial Mortgage-Backed SeCUNtiEs..........ovevererrneveeneninins | covreneineinnerneinnen 0 | e (V10 22,125,847 | ..ccoeeeee 1,031,506 | o0 | e XXX | e 23,157,353 B XXX ek XXX e | e 23,157,353

11.04 Other Loan-Backed and Structured Securities.............cccocovvvvreeeiens | eoveesennns 269,535 |[...covenen 2,211,776 | ..o 2,772,686 | ...ooveveverierereene0 | 0 b XXX e 5,253,997
11.05 SVO Identified Funds ). 0 G
11.06 Affiliated Bank LOANS...........ccccoeeveveirieeiiceieiceeceeseeseseeessssenensens | ceenssssensseensnsesensQ | overveveisieisesierenes 0 | o 0
11.07 Unaffiliated Bank LOANS...........ccocevveieiieriieieieisieiecssssessisnsesiessnies | svenensssssiessssssiensensd | evveissienieeeissisneened0 | oo 0
11.08 .90,799,065

11.09 Line 11.08 @5 @ % 0Of COL 7...vvovveviiieieisisrieiesssnieiesssnsnsssneniensens | evvsssnsnsesniennene 300 | oviiisiieieininnns 336 | oo 332 | i 165 | i TT | 0.0 | i

12. Total Bonds Prior Year
12.01 Issuer OblGations...........ccvvveerereieiereiereieseseessesessssneesssssenes | ceneeennnnnn 20,226,185 | ........... 103,669,976 | ............ 62,763,946 | ............42,409,165 |............32,768,388 | ...... XXX.oeeterres | cerrrrrens ) 0.9 NN PR ).0.9 G B 261,837,660
12.02 Residential Mortgage-Backed Securities............ccovvvcvvinrencnnicinnees | eeveininennnnnn 832,908 ... 2,423,438 | ..o 7,555,631 | ..o 1,078,074 | o 183,442 | XXX | i, D.9.9, S IR D,9,9, G BT 12,073,491

12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans. .
12,08 TOAIS......cvoveevcrceerecieee ettt st s snsssaenns | creseesnsan 25,099,775
12.09 Line 12.08 @5 @ % Of COL 9....vovuiviieiiiieiecsieeessesessiesensiesienes | ovieisissiesesssenns 8.0
13. Total Publicly Traded Bonds
13.01 ISSUEr OBlGAtIONS.........cvuvvieeircireieieieieee et sseessesseesseseses | crsnieneens 18,119,757 | ...cevvee. 76,671,044 |............35,747,862 | ............ 40,577,544 | ............ 20,122,254
13.02 Residential Mortgage-Backed Securities............cocovvvvierenrcnrienennnns 974,013 | .o 2548411 |............. 1,269,632 |.....cc......... ....54,258
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans..... .
13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns .
13.08 Totals.......corvrrrerrerennns .19,093,770 |.
13.09 Line 13.08 as a % of Col. 7... ettt naenes | eoesee e 8.7
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11
14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed SECUMHIES..........ccvvveveievrieieieiieieiieins | e .
14.03 Commercial Mortgage-Backed SECUMLIES............cccovierrieienieerieees | vt .
14.04 Other Loan-Backed and Structured Securities.. . .
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i .
14.06 Affiliated Bank Loans. . .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees JET N [N .
14.08 Totals.......ccooevervrrirereines .31,655,724 .2,900,000 |...
14.09 Line 14.08 as a % of Col. 7... ..59.0 | ... .54
14.10 Line 14.08 as a % of Line 11.08, Col. .. 11.6

............ 30,906,986 cerereee XK XK e | XXX s | ene2...30,907,406
1,799,509 |. . o

59,143,341 | ..... .20,176,512
..26.9 | ... 2192 | 9.2
w218 | 154 | i 74

..5,222,265 | .............. 9,668,477 |............ 22,899,080 |.............. 2,900,000 |.....cccoone. 1,000,000 | .......... )9, N R 41,689,822 | ....ccooovvvriine. 16.2 | 40,155,889
. . 5,981,876
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14



SLIS

Annual Statement for the year 2020 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YBAI........curuiereeeirirecireire et sses st esess s sesssssssessessessssssessens | stsssssssessossssssessessasssssessassasssssnssessssnnes 6,489,265 | ..o 6,489,265 | .....ocvovrireiieieieiiie sttt eens | stesss ettt ettt sttt aee
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooieeiiiiii bbbt | Seb bbb bbbt 28,764 | oo 28,704 | ..o | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS........crerreriererresresresseseeiseessessesseesessssese st essesssessessessessses st esssessessessasssssessessessasssessessasssnssessass | 1essessosssssssssssosssessessessnnsssssnssassanssessessassnssnssn TO3 | oo TO3 [ oottt tens | sberaese sttt bbbt sa s e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuiiuiriieieieiese ettt bbbt bbb b bessesaes | sbsssessessssastessss st es e b bessessssn s st s sanea TT,496,487 | oo TTA96,48T [ ..ottt aeaenss | stessaetesesaetesess s st ss st s sttt a et s ettt s et esn s
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceveiirrireieiiiiieieeissieieiseiesieiens | sesiesssiesisssses bbb nae 3,999,880 | ..ocvieieee s 3,999,880 | ..ovieieiiieie et 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 3,999,880 | ... 3,999,880 | ..ot 0 | et 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 M8 0 |UNITED STATES TREASURY.........cccce.n. Moo [ e [ TA i | s 2,966,608 |...103.582 | .............. 3,107,461 | ..ovvvennee. 3,000,000 2,986,593 |......... B,764 | .oooeeiieiienn | e | s 2.000 |...... 2.240 [MN......| coovrrrns 5,110 | coverennd 60,000 | 12/26/2017. | 11/30/2022.
912828 YW 4 |UNITED STATES TREASURY.........c.ccc.n. SD.. [ [ [ TA i | s 1,906,916 |...102.922 | .............. 1,893,763 | cooovrerne 1,840,000 | ..cocvvvenee 1,890,942 [ ..o [ e (15,974) | .voovereeriseinnes [ [ e 1.625 |..... 0.206 {JD..coe. | crvrrrrne 1,314 | ... 29,900 | 05/19/2020. | 12/15/2022.
912828  ZW 3 |UNITED STATES TREASURY.......ccomiiiirierirrimeeisnieneriesiesesseesssssssssens | reeens ..21,980,278 |.....99.746 21,944,141 22,000,000 ...21,981,958 1,680 [ oo [ e | e 0.250 |...... 0.268 |JD....... 07/28/2020. | 06/30/2025.
91282C  BA 8 |UNITED STATES TREASURY ......cooiiiuiiirirismmnnsnssnessesssnssssssssnsssnsssesssnsas | sesens ....99.883 | .. ...9,988,281 | ... 10,000,000 9,987,121 12 [ | | o 0.125 |..... 0.169 |JD....... 12/29/2020. | 12/15/2023.
0199999. U.S. Government - ISSUET OblIGations. ..........cvureirsierisimssiisrsasesesssessessssssesssssesssssnsssens 36,840,911 XXX 36,933,646 | .....c...... 36,840,000 | ........... 36,846,614 0 (7,518) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  QJ 0 |GINNIE MAE | GNMA 1 7.000% 781357......cucumeimmerenerirceineinseesssessnsnensene | cevvee | oo | seeraneea A11A i | i 11,185 |...106.670 | ..coooovvrrrrennee 12,203 | ovveeiriis 11,440 | oo 11,315 | e 9 | e [ [ 7.000 |...... 7.578 [MON... | oo 67 | oo 801 | 11/19/2001. | 10/15/2025.
36225B QN 1 | GINNIE MAE | GNMA 17.500% 781361....cccevuuremerinnrnsnersnesssnsssnsssnnsseneene | covree | oo | svevnneend A11A i [ 13,955 |...109.078 | ..cooovvrvvris 15,848 [ .o 14,529 | oo 14,257 | ... L RN (TR IO 7.500 |...... 8.534 [MON... | .o 91 | s 1,090 | 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES...........c.iverieiieereeiiei et essssi st essesssnsns | oevsessssssessanes 25,140 XXX | 28,051 | 25,969 | 25,572 0 27 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL. ... senessesssnsessseeneenes 36,866,051 XXX | ............36,961,697 | ............36,865,969 | ........... 36,872,186 0 (7,491) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ons (Direct and Guaranteed) - Issuer Obligations
64966L  QC 8 |NEW YORKN Y..iiiiiiiiiieiiisiissiissiesiisnisssisssssssssssssssnssssssssssssssssssssssssess | oosnns | oo | aensossinns | o] S [ 5,182 |...100.360 5,000 | oo | e | s | s 5.000 |...... 4.440 |FA...... 04/10/2008. | 08/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 5,182 XXX 5,000 0 0 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. 5,182 XXX 5,000 0 0 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions
000000 00 O | SUMMARY ADJUSTMENT.......cccomrerermererrerinnnsensenesseesenssssssessensseens | evneens | oo | ovevnennne | 2B Zoseeeoviiins [ e | renerissiesesssienes | aeneesessssseseseens | consesssssssnssessnees | sevenes (67,047) | 12/31/2020. | 12/31/2022.
114894 SJ 8 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. .2,524,568 |...108.181 ....2,461,118 2,325,416 (27,379) [ v | v [ 200.5.000 [ 3.680 113,750 | 09/20/2012. | 10/01/2029.
114894 SK 5 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. .2,763,200 |...108.181 2,704,525 2,553,270 (28,909) | ...vvovvvevrerrens [ eeverieseiisniesiiiens [ 200.5.000 | ... 3.730 .125,000 |09/20/2012. | 10/01/2030.
114894 SL 3 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. .1,698,081 |...108.181 ....1,665,987 1,572,031 [ .o [ s (17,376) | ..vevevereveiseinns [ v [ 05,000 | oo 3.760 ...77,000 | 09/20/2012. | 10/01/2031.
114894 SN 9 |BROWARD CNTY FLA ARPT SYS REV.......cotvvirimrieriieiiriseiierierineens 1,745,625 |...108.181 ....1,893,168 11,748,281 1,892 [ .o [ v [ 205,000 | oo 5.031 .......87,500 | 07/16/2013. | 10/01/2037.
13053C AD 4 |CALIF PCFA- PG&E .3,500,000 |...114.403 4,004,105 .3,500,000 | ..voureerrrerieniee | eeerneernninenienins | e | s | 750 | 4.750 .166,250 | 12/15/2016. | 11/01/2046.
155498  BU 1 |CENTRAL TEX REGL MOBILITY AUTH....covviiiiieieerineeesisisnseisnis .1,637,745 |...100.000 ....1,500,000 1,500,000 .o [ eereenenn(23,230) | o [ | 208.000 | i 4.400 04/15/2014. | 01/01/2041.
155498 ES 3 |CENTRAL TEX REGL MOBILITY AUTH 1,757,760 |...116.315 ..1,744,725 1,643,260 | o | eeereenene(26,403) | s [ e [ 2005.000 | 2.930 05/13/2016. | 01/01/2040.
167593 MP 4 |CHICAGO ILL O HARE INTL ARPT... 2,593,175 |...108.482 2,712,050 2,523,595 | oo | s (10,988) | oo [ e [ 20005.000 | oo 4.502 10/11/2013. | 01/01/2026.
167736 B8 9 |CHICAGO IL WATER SYSTEM ...956,127 |...114.329 ...1,017,528 919,899 | [ e (7,081) [ s | e | 2005000 | oo 4.045 05/19/2015. | 11/01/2029.
167736 C7 0 |CHICAGO IL WATER SYSTEM .1,036,540 |...111.637 ...1,116,370 1,016,530 | e | e ($,037) | o e [ 0005.000 | i 4.520 05/18/2015. | 11/01/2044.
167736  SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR .8,277,500 |...125.101 | .. ....8,757,070 | ... 697,879 | e [ eereeeenn(97,599) | o [ v | 205750 | i 3.934 04/30/2014. | 11/01/2030.
373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN.........cocouvvmevermrenennnne [ cvevre | oo | vevvveenn | TAFE s | s 500,000 |...103.183 | ..cccrvevrrnees 515915 | oo 500,000 | ..oovrvrrerns 500,000 | ..ovvvrerrerrerrrins | cerrrerienienineens | e | | 000 3.850 [ i 3.849 02/21/2013. | 12/01/2041.
38611T AB 3 | GRAND PARKWAY TRANSPORTATION C 2,075,201 |...114.380 ....2,116,030 ...1,850,000 . (27,019) | evevevereeneinns [ e [ 05,500 | e 3.830 .101,750 |02/10/2015. | 04/01/2053.
38611T DL 8 | GRAND PARKWAY TRANSPORTATION C ...777,060 |...104.581 | .. ...1,045810 | ... ...1,000,000 ...179,467 2,407 | oo [ [ 0000 3.236 [ e 4.576 v 19,236 | 03/19/2020. | 10/01/2052.
426063 JU 8 |HENRICO CNTY VA INDL DEV AUTH Henfico Co........ccovveeeeemeernneeneinnas 6,453,125 |...120.130 | ..covvvrneee. 7,508,125 | ...ovvvvnevn 6,250,000 | ...cocvenec 6,347,952 | .ooovvvrererinciinnen | v (105,173) | .vovvererrrerinee [ e [ 005,929 | o, 5.710 | covvveerne | e 22,335 | ........ 455,541 | 02/12/2009. | 08/23/2027.
47770V AZ 3 | JOBSOHIO BEVERAGE SYSTEM...... 7,073,770 |...128.169 ....8,330,985 ...6,500,000 .7,007,272 (36,656) [ ..veovrerererrrrrens | vrvveereriveiisenninens [ c0enid532 [ i, 3.676 |JJ....... 02/14/2019. | 01/01/2035.
478271 JV 2 |JOHNSON CITY TENN HEALTH & EDL .1,033,910 |...104.465 | .. ...1,044,650 | ... ...1,000,000 .1,006,640 (3,842) | ..o | e | 20005000 | oeco 4571 |FA...... . 08/24/2012. | 08/15/2042.
575830 CL 0 |MASSACHUSETTS ST DEV FIN AGY 2,564,550 |...101.232 | .............. 2,530,800 | ..oovvenece. 2,500,000 | ....ccooneee 2,502,071 |......... (8,074) | oo | cerverreeinsrineins | 000005250 | ooev 4911 |AO...... 131 250 |08/02/2011. | 04/01/2037.
57587A LB 2 |MASSACHUSETTS ST HSG FIN AGY .3,000,000 |...107.163 ....3,214,890 ...3,000,000 .3,000,000 | ..vouveerrierirerine | eeerreinnieniens | e | e | d0000 | 3.999 |JD....... .120,000 | 12/11/2015. | 12/01/2045.
57587A  MA 3 |MASSACHUSETTS ST HSG FIN AGY .2,000,000 |...107.365 | .. 2,147,300 | ... ...2,000,000 2,000,000 | ..oouerenrirerieriree | eeerneernninennenns | e | eernennenenenenns | 0003900 [ i 3.899 |JD....... ...78,000 | 12/11/2015. | 12/01/2040.
57587A  RK 6 | MASSACHUSETTS ST HSG FIN AGY 3,000,000 |...105.220 | .............. 3,156,600 | ...ccveveees 3,000,000 | ..ooocrerecs 3,000,000 | .ovooverererririninnns [ e [ | e | 00034000 | 3.400 |JD....... 102,000 | 07/22/2016. | 12/01/2046.
575896 JX 4 |MASSACHUSETTS PORT AUTHORITY... .1,107,370 |...106.853 ....1,068,530 ...1,000,000 1,018,826 | .o | e (11,934) | s [ [ 20005.000 | e 3.700 |JJ....... 07/11/2012. | 07/01/2030.
575896 JZ 9 |MASSACHUSETTS PORT AUTHORITY... 1,622,110 |...106.853 ....1,581,424 ...1,480,000 1,505,041 | oo | e (15,848) | oo | v | 200.5.000 | oo 3.831 [W....... 07/11/2012. | 07/01/2032.
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575896 KA 2 |MASSACHUSETTS PORT AUTHORITY.....cccovrirrmieirirriersnseiersssisssninnes | cerens .1,086,530 |...105.628 ....1,056,280 ...1,000,000 1,015,312 (9,678) | cvvuvvreererrrieens [ rvermriveisnriniienns [ s 5.000 |...... 3.941 | ... .25,000 ...50,000 | 07/11/2012.| 07/01/2037.
575896 KB 0 | MASSACHUSETTS PORT AUTHORITY... [T . 1,943,442 |..105.379 | .. ...1,896,822 | ... ...1,800,000 | .... 1,825,480 | v | e (168,076) | ..evvveerrrrreennes [ e [ v 5.000 |...... 4.021 |JJ....... veerener45,000 | ..........90,000 | 07/11/2012.| 07/01/2042.
575896 MZ 5 |MASSACHUSETTS PORT AUTHORITY....cocvuerriimnriinriiinneissneieneieees | ceveens |2 | TC FEiiis | i 1,074,630 |..111.749 | ...ccco..ece 1,117,490 | ... 1,000,000 | ...coovvvneee 1,029,729 |......... (T723) | oo [ e | e 5.000 |...... 4.081 [Jooeis | e 25,000 | .......... 50,000 | 07/10/2014. | 07/01/2044.
576000 LM 3 |MASSACHUSETTS SCHOOL BUILDING.........cccoseuemrermmrrenienereescrinnriens | eeens .3,514,550 |...103.792 ...3,250,000 3,274,929 | oo | e (30,518) | .ovvvveernrereires [ [ v 5.000 |...... 4.001 [AO...... .34,306 .162,500 | 10/31/2011. | 10/15/2032.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR....ccoouivirireemermnrinenseninnseseesas | reeens . ...536,160 |...131.948 500,000 | .... ...530,150 |... (2,914) | oo | e | e 6.500 |...... 3.719 |AO...... ..8,125 | ..........32,500 | 01/05/2015. | 10/01/2044.
646108 SR 2 |[NEW JERSEY STHSG & MTG FIN AG......ccovrvuriiiieieinriseiennsissesnsnnes | cevens e |[AD FE i | 2,500,000 |...106.918 | ....occcvuuee 2,672,950 | ...ccovveeee 2,500,000 | ....cccoe 2,500,000 | ...ocoreerriiinnieiens | e [ [ | 3.750 |...... 3.748 [MN......| coccereeee 15,625 | .......... 93,750 | 04/29/2016. | 11/01/2045.
64970H EU 4 |[NEW YORKNY CITY HSG DEV CORP... SOV IV . .1,008,750 |...105.465 ....1,054,650 ...1,000,000 .1,003,012 (1,121) | oo | e | s 3.700 |...... 3.584 |MN...... .......37,000 | 01/07/2015. | 11/15/2034.
64971Q  6A 6 |NEW YORK CITY TRANSITIONAL FIN......ccoviiiiiiniiniiiciienicceissicsiienns [ s o 2,706,225 |...109.753 | .. ..2,743,825 | ... ...2,500,000 | ... 2,555,794 | ......... (22,837) [ evereereernrinnes [ [ e 5.000 |...... 3.981 |MN...... .125,000 |06/13/2013. | 05/01/2038.
64971W  GL 8 |NEW YORK CITY TRANSITIONAL FIN.....ccoouivvirierimrereniiniserienienineenns | v e 2 | TAFE i | e 2,220,960 |...114.853 | .............. 2,297,060 | ..oovvverecen 2,000,000 | .ooocrerece 2,088,619 |......... (22,658) | ...vevoerrririrines [ e [ e 5.000 |...... 3.670 |FA....... 100,000 | 07/17/2014. | 08/01/2038.
649876 RV 3 |NEW YORK ST LOC GOVT ASSISTANC FSSSTRRTORRRTIRRIRN IV - 1,613,932 |...101.172 ....1,755,334 ...1,735,000 1,732,119 A130 | oo | e | s 5.000 |...... 5.542 | AO...... ...86,750 | 06/04/1997. | 04/01/2021.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY New York Sta..........coccrvevevvenirnns | wvvens - .3,508,750 |...102.853 | .. ...3,599,855 | ... ...3,500,000 | ... .3,500,750 | ......... (1,429) | oo | e | s 3.700 |...... 3.667 |AO...... .129,500 |02/15/2013. | 10/01/2038.
64990G JY 9 |NY ST DORM AUTH NEW YORK UNIV. . B w2 | LD FEiis | e 3,500,000 |...111.596 | .....c...cc.. 3,905,860 | ..oovvvnnenn 3,500,000 | .oocrvrees 3,500,000 | cveouvrrerirrerenrnnes [ e e | e | s 429 ... 4.293 |Jees | s 75,145 | ........ 150,290 | 02/13/2019. | 07/01/2044.
650116 AH 9 |NEW YORK TRANSN DEV CORP.......coccovtiiiimriieinriiniissiiesieseissisniis | s - ...801,240 |...106.510 750,000 T 73,852 | oo [ crereend(6,399) [ o | | s 4.000 |...... 3.040 |JJ....... .15,000 ...30,000 | 05/18/2016. | 07/01/2031.
650116 AJ 5 |NEW YORK TRANSN DEV CORP.......coccovurmrirrrieireesssrneriesssessesssssesaes | eeens - .1,066,100 |...106.250 | .. 1,062,500 | ... ...1,000,000 | .... 1,030,527 | oo | eerrernnenn(8,259) | ot [ e [ s 4.000 |...... 3.070 {WJ....... veerenern20,000 | ..........40,000 | 05/18/2016. | 07/01/2032.
650116  AK 2 |NEW YORK TRANSN DEV CORP.......ccccovrumrirriicineesssisessesiseessssssssesas | oeeens w2 | 28 FEiis | i 1,592,520 |...106.013 | ...cccounnce 1,590,195 | .ovoovvvrne 1,500,000 | ..cooovrvnnee 1,542,771 [ e | verreneed(T1B70) | e [ [ 4.000 |...... 3130 [ JJvers | i 30,000 | .......... 60,000 | 05/18/2016. | 07/01/2033.
650116  AQ 9 |NEW YORK TRANSN DEV CORP....... ettt | e . 2,462,113 | ...109.651 ....2,467,148 ...2,250,000 2,349,468 | .....ovvrvrrerrene | e 26,795) | e | e [ s 5.000 |...... 3.631 | J....... 56,250 | ........ 112,500 | 11/28/2016. | 07/01/2041.
66285W  JL 1 |NORTH TEXAS TOLLWAY AUTHORITY ....ovvvirvrerireererinerneriesssessenss | cernens - .2,135,700 |...103.163 ....2,063,260 ...2,000,000 2,011,011 | e | erreeenene(15,997) | oo | e | s 5.000 |...... 4.152 33,333 | e 100,000 | 11/03/2011. | 09/01/2030.
709224 HN 2 |PENNSYLVANIA ST TURNPIKE COMMI [ET R PUPTPRRON IR e 2,173,820 |...115.796 ....2,315,920 ..2,000,000 | .ooriereei2,084,763 | oo [ e (17,583) | e [ v | 205.000 | e 3.939 L8333 | ... 100,000 | 05/15/2015. | 12/01/2040.
786134 RN 8 | SACRAMENTO CNTY CALIF SANTN DI.. . - 6,464,550 |...153.261 7,663,050 5,000,000 | .ooerrern8,352,193 | oo | e (B9 184) | s [ [ 0008325 [ 4.029 31,771 .316,250 |01/17/2019. | 08/01/2040.
797412 BP 7 | SAN DIEGO CNTY CALIF WTR AUTH et | s o .3,341,325 | ...108.861 ....3,537,983 23,250,000 | cooeerrn 3,271,465 | oo | e (10,955) | oo | e | 2005000 | i 4.620 27,083 | ........ 162,500 | 08/21/2013. | 05/01/2034.
880461 FX 1 |TENNESSEE HSG DEV AGY.. ....780,000 |...108.248 780,000 | ..cveerreeeren 780,000 [ oo [ [ [ e [ 204,050 | s 4.049 15,795 05/14/2015. | 01/01/2038.
882117 N5 9 |TEXAS A &M UNIV PERM UNIV FD Texas A&M. 6,166,767 |...122.622 5,845,000 (22,544) | ..vevveverneinns [ e [ 05,500 | oo 4.999 60,738 03/11/2009. | 07/01/2031.
88283K AY 4 | TEXAS TRANSPORTATION COMMISSIO, T B R .1,103,640 |...113.200 ..1,000,000 | .... 1,043,899 | .. [ e (11,268) [ ..o | vevveereriveisenniiens [ 200.5.000 |, 3.690 18,889 03/02/2015. | 08/15/2037.
88283K AZ 1 |TEXAS TRANSPORTATION COMMISSIO........ccciermrremerierirnererersrisniines | ceveee - .3,980,438 |...112.507 ...3,725,000 | . 3,836,391 (28,538) [ ..evvvverrrireries [ e [ 205,000 | oo 4.098 05/28/2015. | 08/15/2042.
91412G XE 0 |REGENTS OF THE UNIVERSITY OF C 1,804,223 |...118.787 1,860,000 .1,809,198 2,492 | oo [ [ 203,931 [ 4.195 01/16/2019. | 05/15/2045.
944514  RR 1 |WAYNE CNTY MICH ARPT AUTH - .1,030,750 |...112.686 ...1,000,000 1,013,172 (3,201) | covrvereercriieens | ceviererncerenineine | 20005000 | ovce 4.621 08/07/2014. | 12/01/2039.
944514 RS 9 |WAYNE CNTY MICH ARPT AUTH. ....oiviriirinsissnississrssensssssssnsssisssnsnns | eneens . 1,026,620 |...111.908 1,000,000 1,011,380 (2,791) | oo | | 2000:5.000 [ oo 4.671 08/07/2014. | 12/01/2044.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . . oo 120,841,152 XXX 129,259,546 | ..........113,280,000 | ........117,024,888 | .......ccccceuneec0 | v (780,645) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133KH LL 8 | FEDERAL HOME LOAN MORTGAGE COR SRS IV o 1A. ...958,639 |...108.479 ....1,002,980 924,581 ...955,144 (3,495) | cooovveiirinei | e | s 3.000 |...... 2.350 | MON... ...25,426 | 01/29/2020. | 02/01/2050.
314008 AH 8 | FEDERAL NATIONAL MORTGAGE ASSO. e | s .- . 4,480,715 |...108.672 | .. L A4,721,708 | ... ...4,344,935 | ... 4,452,992 |......... [CIY())] IR [RORRIN J 3.500 |...... 2.830 |MON... 12,673 .152,073 | 01/05/2018. | 12/01/2047.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . et | e 5,439,354 XXX [ s 5,724,688 | ... 5,269,516 | . 5,408,136 0 | s (13,071) | oovvrerinnind (U] I 0| XXX XXX XXX | e 14,984 | ... 177,499 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . et | e 126,280,506 XXX | e 134,984,234 | .......... 118,549,516 | ......... 122,433,024 | ..o 0 i (793,716) 0 0 XXX XXX XXX | e 1,669,519 | ..... 5,753,531 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824  BF 6 | AbbOtt LADOrAtONES. .......ouoeeveieaieiiiriieeiee s esienens | neens e 2| LG FE i | s 429,351 | .. M7144 | .o 496,692 | .ooorrivninnn 424,000 | ...coovoreeene 427482 | ... (542) | cvvvvvrreineiiinnes | e | s 3.750 |...... 3.589 | MN...... 04/17/2017. | 11/30/2026.
00287Y  AY 5 [ABBVIE INC.....cooiiiiiiiiriiiiieissiiesiesesesssisssie st ssesssenees | seveen - .1,465,620 |...110.789 ....1,661,835 ...1,500,000 1,478,365 3,596 | .o [ e [ 3.200 |...... 3.497 |MN...... 04/17/2017. | 05/14/2026.
008474  E# 1 | AGNICO-EAGLE MINES LTD.....ccooiiemirinrereerenineisensssissesessssessesssssanns | oeeens .1,400,000 |...121.763 | .. ...1,704,686 | ... ...1,400,000 | ... 1,400,000 | v | e | e | e | e 4.630 |...... 4.630 |AO...... 04/05/2018. | 04/05/2033.
008474  E* 5 | AGNICO-EAGLE MINES LTD......cccovvunirrerimnrerierisrerseninninenienisnessesnnns | cvevere | A veiceviines | 2B FEviiiins [ v, 100,000 |...115.232 | .cooovvvrrrenne 115,232 | oo 100,000 | cooovveerienee 100,000 | vovueemieenrrieriens | e | ereneeeninnienes | e | e 4.380 |...... 4.380 |AO...... 04/05/2018. | 04/05/2028.
054561  AJ 4 | AXA EQUITABLE HOLDINGS INC......corvvereeririneinerieriseesseesssisssssenssesens | eeens - 2,495,654 |...118.228 ....2,955,692 ...2,500,000 | ..oovernee. 2,496,555 392 [ e | e | e 4.350 |...... 4.372 |AO...... 01/16/2019. | 04/20/2028.
06051G  GL 7 | BANK OF AMERICA CORP.........covviiiiriiiinisiieiesisesssissieiiesissies | e o .3,000,000 |...113.846 ....3,415,376 ...3,000,000 | . 3,000,000 | ..o | e | e | s | 3.705 |...... 3441 |AO...... 04/19/2017. | 04/24/2028.
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096630 AE 8 |BOARDWALK PIPELINES LP.......ccviviriiireiiieienisisinsisssssssseesssssssesensns | cenvens 1,469,107 |...118.272 ....1,561,195 ...1,320,000 AA14431 [ [ e (RSN 72 | [T ISR P 5.950 |...... 4.387 | JD....... ...6,545 05/11/2017. | 06/01/2026.
110122 CW 6 |BRISTOL-MYERS SQUIBB CO.......cccvururirrireernierierieneneeseessssssensens | cevens e ...987,609 |...104.767 | .. ...1,047,667 | ... ...1,000,000 | .... ....990,247 2,638 3.250 |...... 3.875 |FA...... 12,278 07/17/2020. | 08/15/2022.
12636Y AA 0 | CRH AMERICA FINANCE INC.......ccoooovirvimirrirnriernnnisennesnseissneinnseinenens. | envins | oo | evevennenn2 | 2AFE i | s 1,578,409 |..111.420 | ...ccoooeenees 1,771,585 | oo 1,590,000 | ...coovovneee 1,582,178 |......... 1,080 | oo | e | e 3400 |...... 3487 |MN...... 05/02/2017. | 05/09/2027.
130789  Y# 1 | CALIFORNIA WATER SERVICE CO.......oocoririmriiriiniieenerinerinseseninsnins | creens .1,000,000 |...137.104 ...1,371,042 ...1,000,000 1,000,000 | o | e | e | e | e 4.170 |...... 4.170 |JD....... 06/11/2019. | 06/11/2059.
14040H BN 4 | CAPITAL ONE FINANCIAL CORPORAT........cocutrmerrmeenerirseessnisersesienes | sevee 1,570,437 |..114.122 | .. ...1,820,246 | ... ...1,595,000 | ... 11,578,501 2,310 | covverreinnniinnns [ e [ e 3.750 |...... 3.940 |MS...... 05/09/2017. | 03/09/2027.
14456#  AA 4 |CARRIXINC.....coovviiirirerncensssessisensnssssensssssessssssssnsssssenssssessenss | avvens | oo [vseoneriene | 2B Pluvivovnss | v, 800,000 |...121.669 | ..c.ccovvvvrnncd 973,352 | oo 800,000 | ...ovvveierens 800,000 | ..uveveereeriinriirens | e [ [ | 4.960 |...... 4.960 |JJ.coes | i 16,533 | oo 39,680 | 07/19/2017. | 07/31/2027.
14456#  AB 2 | CARRIXINC ..ottt sssnsnns | svsees .2,500,000 |...125.724 ....3,143,107 ...2,500,000 12,500,000 | .eourverinerieriens | e | e | e | e 5.060 |...... 5.060 |JJ...... 52,708 .126,500 |07/19/2017. | 07/31/2029.
14456%  AC 0 [ CARRIXINC. ... | eeees 11,500,000 |...129.134 | .. ...1,937,005 | ... ..1,500,000 | ... 1,500,000 | oo | e [ s | e | e 5210 |..... 5210 |JJ....... .32,563 07/19/2017.| 07/31/2032.
16829@ AC 7 [CHICK-FIL-A INC.....oovivirieereinirnerierieeesseissnseniseniesesseessnsssnsensensns | avevnee | oo [ ervveninenes | 2B P | v 300,000 |...103.509 | ..ccorvererncen 310,527 | oo 300,000 | ..coovrrrirns 300,000 | .eoverrirrerrrienins | ceerrenieneeesneie | e | e | e 1.720 |...... 1.720 [AO...... | coorivererennn889 [ i 10/29/2020. | 10/29/2026.
16829@ AD 5 | CHICK-FIL-A INC....coooiiiriircireiieeiieeiesiseesssisssse s sssessssnnas | sesien .1,100,000 |...103.460 ....1,138,058 ...1,100,000 100,000 | e | e | s | e | s 1.820 |..... 1.820 10/29/2020. | 10/29/2027.
219350 AC 9 | CORNING INC CORNING INC 8.875% 08/15/202..........cccmrvrrvererernrirrrinns | revens .1,097,800 |...104.620 | .. ...1,150,816 | ... ...1,100,000 | ... .1,099,875 L/ STOTURTORIOR EUPVOROTRTORIR ISR 8.875 |..... 8.894 7,625 | 08/08/1991. | 08/15/2021.
224399 AR 6 |CRANE CO...coooovvrrririierrniinerienissinensssssssssenssssssesssssssssssessessssesssnssns | onnvens | oo | eevvneninee | 2B FE v [ v 1,502,890 |...109.597 | ...cccovrnee 1,643,950 | ..cocovvvnne 1,500,000 | ..cooorvnnee 1,499,974 | ......... 8 | s [ s [ 4450 |...... 4403 [ID.ccoee | 2,967 | e 66,750 | 12/10/2013. | 12/15/2023.
30284@ AP 7 [FNBMLLC....cooooviiiciiciiriens .7,000,000 |...105.347 ....7,374,264 ...7,000,000 7,000,000 | oo | s [ | | 4.180 |...... 4.155 06/20/2017. | 06/20/2022.
311900 C@ 1 |FASTENAL CO. .2,600,000 |...104.017 | .. 2,704,435 | ... ...2,600,000 | ... 12,600,000 | oo | e | s | e | e 2130 |...... 2.136 06/24/2020. | 06/24/2026.
32055R  B# 3 |FIRST INDUSTRIAL LP......coooirineireineinerieeieenneesseessenssssssssessssessessens | evinene | o [ evnernnnns | 2B FEuiiiiii | s 1,000,000 |...114.462 | .............. 1,144,623 | ..coovvvnne 1,000,000 | ..cooovrvnnee 1,000,000 [ .oovereermeeenrinenns | eerreeeneesnsninenes | eereerenensnnenes [ e [ e 3.970 |..... 3.970 | s | o 17,424 | 39,700 | 07/23/2019. | 07/23/2029.
37045X BW 5 | GENERAL MOTORS FINANCIAL CO IN .2,994,900 |...108.921 ....3,267,635 ...3,000,000 12,997,434 TAT | v | e | oo 3.950 |...... 3.978 .118,500 | 04/10/2017. | 04/13/2024.
374297 B* 9 |GETTY REALTY CORP .1,100,000 |...119.867 ...1,100,000 1,100,000 | i | e | e | e | e 5470 |..... 5.507 06/21/2018. | 06/21/2028.
458140 AK 6 |[INTEL CORPORATION ....604,908 |...135.833 540,000 (1,780) | cvvvvreererrreireens [ evvermrverivnnciierns | 24800 | 4.023 04/11/2017. | 10/01/2041.
48667Q AN 5 | KAZMUNAYGAS NATIONAL CO JSC .1,980,400 |...116.000 2,000,000 UTTT [ | [ 4750 | s 4.875 04/11/2017. | 04/19/2027.
50247W  AB 3 |LYB INTERNATIONAL FINANCE Il B ...745.275 |...111.509 750,000 A4B [ . [ [ 2023500 | i 3.576 . 04/18/2017. | 03/02/2027.
56501R  AE 6 | MANULIFE FINANCIAL CORP......cocovivimrirriiirinirierieniscisssisssiesiesesenees 2,282,895 |...109.341 ...2,250,000 2,270,496 (2,941) | oo | e | e 4081 | 3.880 ..91,373 | 04/25/2017. | 02/24/2032.
58942H AC 5 |MERCY HEALTH FKA SISTERS OF ME .3,093,540 |...114.572 3,000,000 .3,077,011 (8,856) | .vvvvvvvrerrerreins | cerireeerneererinneins | c0end.302 | i 3.904 .129,060 |01/14/2019. | 07/01/2028.
62854A AN 4 |MYLANNV. .3,470,465 |...114.436 ...3,500,000 | ... .3,481,143 3,021 | e | 200.3.950 [ 4.061 |JD..ccoo. | vovrennen6,144 | L. 138,250 | 04/27/2017. | 06/15/2026.
65339K AT 7 |NEXTERA ENERGY CAPITAL HOLDING 2,243,610 |...113.860 ..2,250,000 | ..vvvrnne. 2,245,701 594 3.584 v 19,875 | 04/25/2017. | 05/01/2027.
709599  AX 2 | PENSKE TRUCK LEASING COMPANY L. .3,539,631 |...115.049 3,450,000 | . 3,509,648 (8,845) | ..o [ e | 004200 | 3.875 144,900 |04/27/2017.| 04/01/2027.
743756 AC 2 |PROVIDENCE ST JOSEPH HEALTH ...973,390 |...118.192 ...1,000,000 | cooovvrinrnnnes 974,179 483 [ e [ [0 3744 | 3.903 05/21/2019. | 10/01/2047.
806407 E# 5 |HENRY SCHEIN INC .1,750,000 |...106.592 ...1,750,000 1,750,000 | e | e | e | e | 000 2.350 [ e 2.350 09/02/2020. | 09/02/2030.
832248 AZ 1 |SMITHFIELD FOODS INC JOTN I e 4,229,172 |..111.087 | .. ....4,604,541 | ... ..4,145,000 | .... 4,200,230 (8,254) | cvvvvvvererinrirnens [ evernrieiisniriienns | 4250 | 3.991 176,163 | 04/12/2017.| 02/01/2027.
83363R AA 5 |SOC CONC AUT CENT SOC CONC AUTO CENTRAL......cccorvvereerieiirrnes | wrrens Do |2AFE s | o 1,775,100 |...115.960 | ......c....... 2,122,068 | ............. 1,830,000 | ..coovvrenee 1,807,752 |......... 3,037 | oo [ e [ 0006223 [ 6.621 | JD..ccoo. | v 4745 | 113,881 | 03/08/2011. | 12/15/2026.
87246Y AC 0 |TIAAASSET MANAGEMENT FINANCE . OO I 1,472,902 |...112.704 ....1,611,668 ...1,430,000 1,453,431 (5,585) [ cvvovrveeerrienies [ eeeerrineninenienns | 125 | 3.663 58,988 | 05/11/2017. | 11/01/2024.
94974B  EV 8 |WELLS FARGO & COMPANY.......covemimmirimririereeiessesessenssesesseesssssssnsens | seveen .1,995,860 |...101.056 | .. 2,021,124 | .. ...2,000,000 | .... .1,999,873 A97 [ s [ [ 0 4600 | 4.626 rerenr.92,000 | 03/22/2011. | 04/01/2021.
98978V AB 9 |ZOETIS INC 3.25% 2/1/2023.........cooerereereeineireriesesnessssisseissssssssssssssnens | seees . 105189 | oo 1,051,887 | ccovoovrrrnes 1,000,000 | ..coovvernnene 985,288 | ......... 6,616 | oo | e | 0000003250 | e 3.992 |FA..coo| oo 13,542 | e 32,500 | 12/11/2013. | 02/01/2023.
G5264@ AA 9 |KINGSPAN GROUP PLC KINGSPAN GROUP PLC 5.......covviviniirerinninneins | cornes D ..102.731 ....5,136,536 ...5,000,000 5,000,000 | ...oooreriiriininiiens [ i o | 005,280 [ 5.250 |FA.....[ ......102,813 | ....... 262,500 | 08/10/2011. ] 08/10/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ XXX .74,824,000 ...75,051,902 (24,956) 0 0 XXX XXX | .......780,849 | ..... 3,051,160 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
74331C  AC 2 |PROGRESS RESIDENTIAL TRUST PRO........cocrmiuimriniiieinienerirensiinnines | cvvens ...101.282 750,000 | ..covvvvrirnns 752,607 2,622 | oo [ [ 2.183 |..... 2.639 |MON... ...11,461 | 03/04/2020. | 04/17/2037.
89169E  AC 3 | TOWD POINT MORTGAGE TRUST TPMT......ovuiirenrissmissrsserissessenssninns | seneens 5,981,719 |...100.114 ...6,000,000 5,983,958 2,082 | oo | [ 1.348 |..... 1.388 | MON... .112,506 | 05/16/2019. | 02/25/2057.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 6,731,704 XXX | 0,766,455 | oo 6,750,000 | ............. 6,736,565 4,704 0 0 XXX XXX XXX | e 1,311 | s 123,967 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
17328R  BC 2 | CITIGROUP COMMERCIAL MORTGAGE. ..o [ LTt 1AM ] 772,439 |..106.508 | ............. 798,812 | oo 750,000 | oo 770953 |........ (1,486)| [...3.101 |....2.822 [MON...] ......... 1938 | . 19,688 | 02/13/2020.] 01/01/2053.
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Annual Statement for the year 2020 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1

Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
17328R BD 0 |CITIGROUP COMMERCIAL MORTGAGE..........cccormrmiiniinnirinsirnnierseneees | coreees 1,287,430 |...101.226 ...1,250,000 1,265,329 (19,152) [ vvvereeree(2,949) [ oo | e [ e 3.454 | ... 3.226 | MON... ...37,021 | 02/13/2020. | 01/01/2053.
61767E AE 4 |MORGAN STANLEY BAML TRUST MSBA [SUSTRRURRRRPORIT VPP ...514,980 |...113.533 500,000 ...510,303 3536 |..... 3.182 |MON... v 17,680 | 10/06/2017. | 11/01/2052.
90276X AV 7 |UBS COMMERCIAL MORTGAGE TRUST.......ccoooommirimrrieneiiereiinreiirnnnnes | v L7614 | 3 528,434 | ..o 3,000,000 | ovvrerrr 3,088,753 | oo | e 9,128) [ [ | 4241 | ... 3.879 |MON... | ......... 10 603 | ........ 127,220 | 06/28/2018. | 06/01/2051.
90276X AY 1 |UBS COMMERCIAL MORTGAGE TRUST.......cevvirerieririerierineiererneenns | veveene ...115.805 ...5,211,232 ..4,500,000 | ..oovveerrnid,604,820 | oo | (11799 | e | e | s 4492 ... 4.142 |MON... 16,844 | ........ 202,106 | 06/28/2018. | 06/01/2051.
95001N _ AY 4 |WELLS FARGO COMMERCIAL MORTGAG......ccivurrresmrssrssnessensssnessensnne | senens . . 117.840 | .. 14,904,464 | ... .12,648,000 v | ernnenenn(37,948) | o [ [ 4.184 |...... 3.824 |MON... 44,099 | ....... 529,192 | 06/28/2018. | 06/01/2051.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ettt ren 23,326,248 XXX | e 26,275,937 | ............ 22,648,000 | ...........23,157,353 | ............. (19,152) 0 0 XXX XXX XXX | e 78,555 | ........ 932,907 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
37959P  AC 1 | GLOBAL SC FINANCE SRL SEACO_20.........ccomurmmrerrereineeiseennersenesneenas | sevie (o] I A1 FFE | v 2,455,094 |...101.075 | ..ooevvneee. 2,482,432 | oo, 2,456,025 | ............. 2,454,892 |........ (202) 2.260 2.280 |MON.. 09/23/2020. | 11/19/2040.
56081# BQ 2 |MAJOR LEAGUE BASEBALL TRUST.....c.ovvuurrerricriereieimeessnsneriensneeees | seveene 400,000 |...111.529 | ..covvrvrnrnnnn 446,116 | oo 400,000 | ..cooovernnens 400,000 | ..ovooverrererirnies | ceerrenieneeesneie | e | e | e 3.200 |...... 3.200 |JD....... 08/12/2019. | 12/10/2026.
56081# BR 0 |MAJOR LEAGUE BASEBALL TRUST........... ST P ...400,000 |...114.129 ...456,515 400,000 1e800,000 | oo [ [ | | 3410 |..... 3.410 |JD....... 08/12/2019. | 12/10/2029.
74331C  AD 0 |PROGRESS RESIDENTIAL TRUST PRO........cccomiurrinriieiirerierenseiennines | cveens ...999,976 |...100.456 | .. 1,004,561 | ... ...1,000,000 | .... ...999,765 (212) 2383 |...... 2.373 |MON.. 03/04/2020. | 04/01/2037.
78449P  AD 1 |SMB PRIVATE EDUCATION LOAN TRU......cocosuriinnrimnineensminssesnnssnsnsnens | seenee oo | wovnsnennndt | T FEiiiiiiis | i 999,420 |..107.126 | ..ccoovvvrnnns 1,071,257 | oo 1,000,000 [ .o 999,340 |......... [RISE)) O [TRRRINY Jeen 3.960 |..... 4.000 |[MON... | oo 1,760 | e 39,600 | 03/14/2018. | 07/15/2042.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..............ccoccouiienes XXX ....5,460,881 5,256,025 5,253,997 0 (583) 0 0| XXX XXX XXX [ o 7,448 | 91,664 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... .110,405,057 XXX 122,449,368 ..109,478,025 | ........ 110,199,817 | oo (19,152) [ ..ovvvvves (85,688) 0 0] XXX XXX XXX | ........868,163 | ..... 4,199,698 XXX XXX
Totals
7699999. Total - Issuer Obligations...........cccuvwriiirerirerniens 232,779,860 XXX ....250,144,305 ...224,949,000 228,928,404 0 | s (813,119) 0 0| XXX XXX XXX | e 2,442,461 | ... 8,744,842 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ........cuuuirrirrirersirseissssiserssssisseis s ssnsssnsssnsenens | essesenes 12,196,198 XXX 12,519,194 12,045,485 | ..ccoooene 12,170,273 0 (8,340 0 0| XXX XXX XXX | s 16,453 | ....... 303,357 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMIES. .......vuuiviiriiiiiiieieiisties st snsansens | erssnsnenn 23,326,248 XXX ..26,275,937 .22,648,000 | ........... 23,157,353 | oo (19,152) | ocovvenee (64,853) [ ..ovovvvniirns (U P 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities... 5,254,490 XXX 5,460,881 . 5,253,997 0 (583) 0 0| XXX XXX XXX .91,664 XXX XXX
8399999, GraNd TOAl - BONGS.........ucuuuieuuiiriisiseiseeisseise et ees sttt | eenianes 273,556,796 XXX 294,400,317 | ..........264,898,510 | ......... 269,510,027 | ...coouenne (19,152) | ......... (886,895) | ...vvuverrinnn (V1 0] XXX XXX XXX ...10,072,770 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 87,777,301 1B 1C 18,720,152 1D ... 17,483,522 1E .....15,889,309 1F s 28,846,616 1G ...10,720,551
2A 20,959,575 2B 20 21,623,110
3B .
4B ..
BB e 0
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12
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Annual Statement for the year 2020 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

912828 YW 4 |UNITED STATES TREASURY.......ccccovvvun 05/19/2020........ JP MORGAN SECURITIES LTD LDN......ovrriririiirirnieisneisiessssssseesssisesessesssssessessssesensns 1,906,916 | ..o 1,840,000 | ..o 12,826

912828 ZW 3 |UNITED STATES TREASURY... 07/28/2020........ Citibank - Russia 21,980,278 122,000,000 | oo 4,334

91282C  BA 8 |UNITED STATES TREASURY... 12/29/2020........ CREDIT AGRICOLE - LONDON 9,987,109 515

0599999.  Total - BONAS = U.S. GOVEIMIMENT..........viieiisiiiiiis etttk e6 18 s e o8R0 E 8880t 33,874,303 | oo 33,840,000 | ..o 17,675
Bonds - U.S. Special R e and Special A

3133KH  LL 8 |FEDERAL HOME LOAN MORTGAGE COR. 01/29/2020........ CITIGROUP GLOBAL MARKETS INC/ 1,036,836 | ..o 1,000,000 2,417

386117 DL 8 | GRAND PARKWAY TRANSPORTATION C....ccovvoiiiiiiiimismirsrisnsssesensssssnssnssssssnssenssnssseenssnsssssness | onnsseeensnes 03/19/2020........ MORGAN STANLEY & CO 777,060 .....1,000,000 2,337

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 1,813,896
Bonds - Industrial and Mi:

110122 CW 6 |BRISTOL-MYERS SQUIBB CO 07/17/2020........ Tax Free EXChange.........c.vcveviniveiniiereincierinnnns 987,609 | oo 1,000,000 | oo 13,722

16829@ AC 7 |CHICK-FIL-AINC  1.720% 10/29/26...........coovrevmrrmerireriiriririirnrins 10/29/2020........ WELLS FARGO & CO 300,000 | ..o 300,000

16829@ AD 5 [CHICK-FIL-AINC  1.820% 10/29/27.......ccovverneernireeseirererneins 10/29/2020 WELLS FARGO & CO 1,100,000 .

17328R BC 2 |CITIGROUP COMMERCIAL MORTGAGE 02/13/2020........ CITIGROUP GLOBAL MARKETS INC/ 772,439 2ee750,000 | oo 1,641

17328R BD 0 |CITIGROUP COMMERCIAL MORTGAGE 02/13/2020........ CITIGROUP GLOBAL MARKETS INC/. 1,287,430 ....1,250,000 3,085

311900 C@ 1 |FASTENALCO 2.130% 06/24/26...........cocoovvevrerernrriireririrs 06/24/2020........ DIRECT ...ttt 2,600,000 2,600,000

37959P  AC 1 | GLOBAL SC FINANCE SRL SEACO_20........ccccovvemverririinerrenerirerireriseenns C 09/23/2020........ DEUTSCHE BANK SECURITIES INC.......cooomiviiririirrinnrinenienes 2,499,053

74331C  AC 2 |PROGRESS RESIDENTIAL TRUST PRO 03/04/2020 BARCLAYS CAPITAL INC.... 749,985

74331C  AD 0 |PROGRESS RESIDENTIAL TRUST PRO 03/04/2020........ BARCLAYS CAPITAL INC.... 999,976

806407  E# 5 |HENRY SCHEIN INC. 2.350% 09/02/30.......ccuuiiimiimniiiiinisiisisnissssisssesssssnssssensssssesenssssssnss | soseseensnneas 09/02/2020........ DIRECT. 1,750,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 13,046,492

8399997. Total - BONS - Part 3. s 48,734,691

8399999. Total - Bonds. 48,734,691

9999999. Total - Bonds, Preferred and Common Stocks 48,734,691 XXX
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Annual Statement for the year 2020 ofthe IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36225B QJ 0 |GINNIE MAE | GNMA 1 7.000% 781357................ .. [ 12/01/2020. | Various.............ccoowvvvveveneevreissncrsivsssneens | b 2456 o TA56 | o 6997 | 7072 | 84 84 T3 I N B Ol 266 | 10/15/2025.
36225B QN 1 |GINNIE MAE | GNMA | 7.500% 781361............... | 1210112020, [VANIOUS ..o || gagg | gapg | e el 146 146 7327 il 0 Lo, 297 | 1211512025,
912810 EF 1 |UNITED STATES TREASURY T 8 3/4 05/15/20.... | . | 05/15/2020. | MAUIHY...covsvsvsvvvsvsvsesvsvssivscns | ] 01,840,000 | ...io,840,000 | ..o 2,504,916 | i ,865,643 [ oo | o (25,643) | oo | v (L)) D 1,840,000 SRR DU B B 80,500 | 05/15/2020.
912828 2Y 5 |UNITED STATES TREASURY......occoeevvirerriircrne .. [ 05/15/2020. | VaNIOUS.......ccorvverererereieisiereresceenesseeienes 3939760 | 3000000 | 2991921 | 2094374 | .. 426 426 2,994,801 244,959 | ....... 244,959 | ....... 40,236 | 09/30/2024.
912628 M8 0 |UNITED STATES TREASURY... r | 0812212020, | VAOUS oo | ] 009,400,318 | .....9,000,000 | ......8,906,152 | 8,945,949 | o | o 7,119 719 [ | o 8,953,087 [ | o 456,251 | ...... 456,251 | ......86,557 | 11/30/2022.
912828 YW 4 |UNITED STATES TREASURY.... | 05115/2020. | JP MORGAN SECURITIESLTD LDN...oo. | | o 18,153,481 | ....17,500,000 | .....17,482,227 17,482,324 |...... 2,233 2,233 |...668924 | ... 668,924 | ....120,432 | 121152022,
0599999, Total - BONds - U.S. GOVEIMMIENL. ..o cvsvssrrsvsvssensss sttt s | 32,657,042 | ....31,354,483 | ....31,899,251 31,302,543 | oo 0] (15,635) | oo (o (15,635) | .o 0 1,370,134 |....1,370,134 | ....328,288 | XXX
Bonds - All Other Government
642866 DF 1 |NEW BRUNSWICK PROVINCE OF.........cccccovuvunee |A‘ 05/15/2020. | MALUFItY........cooeveeerirnierriserereeceenis 2,000,000 2,000,000 | .......1,977,000 850 850 97,500 | 05/15/2020.
1099999. Total - Bonds - All Other GOVEIMMENL...........cvuviueieiriiiiriiissisiiiiinss i | 2,000,000 | ....... 2,000,000 | ....... 1,977,000 | oo 1,999,150 | oo 0 850 0 850 02000000 | oo i 0 0 97,500 XXX
Bonds - U.S. Special Revenue and Special Assessment
13078H AP 7 | CALIFORNIA STATEWIDE CMNTYS DE CA T09/7/2020. ]Call 100.0000.......ooo oo
Satew 4,000,000 | ...... 4,000,000 | ..... 4,000,000 | ........ 4,000,000 | oovocoeeees [ (0N O IO 4,000,000 | oo | o | e 0 |...188,000 | 09/01/2029.
17131H CQ 9 |CHULA VISTA CALIF CHULA VISTA CA [12/18/2020. | Call  100.0000........occccrscccre s
INDUSTR L e 500,000 | 500,000 | 500,000 | 500000 | e | s [P . 500,000 | | s | s 0|.....25,944 | 05/01/2039.
3133KH LL 8 |FEDERAL HOME LOAN MORTGAGE COR.......... o [ 1210112020, | VAIIOUS..ovscvoesvvesssvnenssssneesssnn | 75419 | oo (2,778) | e | e LTSI DTN O B 0 [ 1,472 | 02101/2050.
314008 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO........... |.. | 12/01/2020. | VAIOUS.....ooosvvvrsscvessssesssssesssssesssssens | 1,547,356 | ......1,547,356 | 001,595,711 | vrv0ocrs,589,248 | oo | ereeres(81,892) [ e | o (41,892) [ oo | coereeri D BAT,356 [ e | coereesnessies | cveesserssend [ oo 33,732 | 12/01/2047.
426063 JU 8 |HENRICO CNTY VA INDL DEV AUTH Henrico Co | .. | 08/24/2020. | Various. 550.000 (8,881) | vovvrereeeeevcccs | weveeeesssssn 558,998 | oo | cen(8,994) | ........(8,994) | ....... 27,324 | 08/23/2027.
544435 4M 9 |LOS ANGELES CALIF DEPT ARPTS A. | 04/22/2020. | JP MORGAN SECURITIESLTD LDN..... | | . 2,174,640 | ...... 2,000,000 | -.....2,309,220 | ..........2,193,908 | ...oovccreeciices | crrees(10461) | oo | o (10461) [ oo | 2,183,847 || e (8,807) | e (8,807) | .. 44,167 | 05/15/2045.
544445 AW 9 [LOS ANGELES CALIF DEPT ARPTS A. .| 04/22/2020. | JP MORGAN SECURITIES LTD LDN...... | 107,270 000,000 181,400 (5,486 | o 1116455 || o (0,185)| o (01185) | o 22,083 | 05/15/2042.
592098 N2 9 |MET GOVT NASHVILLE & DAVIDSON MET .| 04/22/2020. | MORGAN STANLEY & CO............c......
GOVT O s | o 2,190,100 | ......2,000,000 | .....2,264,180 (8.607) 2,092,700 | v | 209400 | .. 97,400 | ... 81,389 | 07/01/2040.
592646 X9 9 |METROPOLITAN WASHINGTOND C AR......... - [10/01/2020. | Call  100.0000........ccccmmsvvrrvrrsires [T B 5,000,000 | ... 5,000,000 | ... 5,136,800 5,012,655 | cooorererrees | eereens(12,855) | oo | e IRPX1 | E— SOOI 101001010 B ENSSUUION BSOS IO | B DO 250,000 | 10/01/2026.
59447P 7S 4 |MICHIGAN STATE FINANCE AUTHORI.... | 04116/2020. | BARCLAYS CAPITALINC..ovvvvesvvmssens | 215,926 | ......... 200,000 | ......... 221,382 207,681 | ....... (923) (7)) [ 206,757 | coocevvccerris | errn9,169 | orrr 9,169 | .. 3,861 | 12/01/2034.
649876 RV 3 |NEW YORKSTLOC GOVT ASSISTANC............. | . | 04/01/2020. | Redemption  100.0000...c..cvosvwsvwen | 1,650,000 | ....... 1,650,000 | ... 1,534,863 | ........ 1,643,333 | oo | o 6,667 B.667 | oo | oo 1,650,000 [ oo | e | e 0. 41,250 | 04/01/2021.
64990E CL 9 |NEW YORK ST DORM AUTH ST PERSO NY .| 04122/2020. | CITIGROUP GLOBAL MARKETS INC/....
STATE L | 5,404,100 | ... 5,000,000 | ... 5,794,850 | ........ 5,251,650 | ..oovoccrrccors | oo (25481) | ooveeeses | e (25481) [ oo | e 5,226,169 | ..ooccccorrirr | oo 177,931 | ... 177,931 | ... 89,583 | 12/15/2029.
71883M JF 2 |PHOENIX SKY HARBOR INTL ARPT PHOENIX | .. | 04/22/2020. | JP MORGAN SECURITIES LTD LDN......
v e | 1,833,263 | ...... 1,700,000 | ....... 1,947,792 | ... 1,793,581 | oo | oo (7,966) (7,966) | oo | v 1,785,615 | oo | 10 AT,648 | .. 47,648 | ...... 69,181 | 07/01/2032.
880461 FX 1 |TENNESSEE HSG DEV AGY 4.050% 01/01/38. |..| 11/01/2020. [ Call ~ 100.0000..........ccceevrrrrrrrererererrnae 115,000 115,000 115,000 115,000 0 ...115,000 i 0 4,725 | 01/01/2038.
97658W AA 8 |WISCONSIN ALUMNI RESEARCH FOUN............ .. | 04/16/2020. | JP MORGAN SECURITIES LTD LDN...... ......5,222,050 | ......5,000,000 | . 1000,000 | . 000,000 0 5,000,000 222,050 | ....... 222,050 | ... 60,885 | 10/01/2049.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............ woovvessivvrssisvessisssssssnssssssssssssssssssssssssssssssssssssnees | 31,585,124 | ....30,337,775 | ....32,247,270 | ......... 31,176,376 | oo 0]... (118,463) | oo 0 | (118,463) | oo 0. 31,057,912 | 0..527212 | ...... 527,212 |...943596 | XXX
Bonds - Industrial and Miscellaneous
02007M  AE 0 |ALLY AUTO RECEIVABLES TRUST AL.............. o | Q7242020 | VAHOUS oottt | 4,526,871 | ...... 4,512,262 | ...... 4,505,740 | ..o 4,508,507 2,729 [ e | e 4,511,236 [ oo | 15,635 | ..o 15,635 | ......49,204 | 06/15/2022.
06650A AE 7 | BANKBANK_17-BNK8  3.488% 11/01/50 +| 07/2412020. | BREAN CAPITAL LLC..oocovsvsvsvsvinss | i | 1,698,105 | ...... 1,500,000 | ...... 1,544,945 | ......... 1,535,825 (2,568) | oo | 1,533,258 | oo | o 164,848 | ...... 164,848 | ......34,444 | 11/01/2050.
110122 BG 2 |BRISTOL-MYERS SQUIBB CO | | 07/17/2020. | Tax Free Exchange : 987,609 | ...... 1,000,000 983,876 984,533 3,076 987,609 [ v [ | s | e 29,972 | 08/15/2022.
17326F AD 9 |CITIGROUP COMMERCIAL MORTGAGE............ .| 07/24/2020. | WELLS FARGO & CO....occoocccrrrrrree 5,837,109 | ... 5,000,000 149,703 119,258 (8.474) 5110784 | oo | 526,325 | ...526325 | ... 114,254 | 10/01/2050.
37959P AC 1 |GLOBAL SC FINANCE SRL SEACO_20........... || 121712020, | PaYQOWN. .. || 43975 | 43975 17 | | BT | s [ | s | 121 | 11/19/2040.
380137 AE 1 |GM FINANCIAL AUTOMOBILE LEASIN | . | 07/2412020. | TD SECURITIES USALLC oo | | 1019375 | ... 1,000,000 0 999040 | 19435 | 19435 | 12,203 | 0712012023,
44935R  AD 0 |HALST_19-B 2.030% 06/15/23........ccccrvverrrrrrnee. .. | 07/24/2020. | RBC DOMINION SECURITIES INC......... I 1,020,938 | ....... 1,000,000 U4 ] 999947 | 120990 | 20990 | 12,575 | 06/15/2023.
83363R AA 5 [SOC CONC AUT CENT SOC CONC AUTO D [ 12/15/2020. | VAIHOUS.....cccccoseeeseesceess s
CENTRAL 225,000 225,000 3109 | oo | corrssi225,000 | oo | o | eoeesesien0 | s 10,501 | 12/15/2026.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
882384 AB 6 |TEXAS EASTERN TRNSMSN LP 4.125% .110/01/2020. | Call ~ 100.0000.........crrvererrerrrrerrirrennens

20120 | 3,000,000 | ......3,000,000 | ......2,937,900 | ......... 2,993,054 | oo | 5,669 5669 | oo | 2998723 | o | 1277 | e 1,277 | ...103,125 | 12/01/2020.

92211M AC 7 |VANTAGE DATA CENTERS ISSUERLL............ | 10/15/2020. | PaYAOWN. .o | 981,667 | ......... 981,667 | ......... 981,667 0 500 (RSOOSR 0| 77,286 | 02/16/2043.
95000Y AY 1 |WELLS FARGO COMMERCIAL MORTGAG......... . | 07/24/2020. | WELLS FARGO & CO......ccvvvvriiriinriinas 3.392109 | ... 3,000,000 | ...... 3,089,877 o 326,501 | ......326,501 | ....... 70,725 | 10/01/2050.
3899999. Total - Bonds - Industrial and Miscellaneous..............ccocevvrerereerereencenennes s | 22532758 | ..... 21,262,904 | ... 21,455,746 1,075,011 |..... 1,075,011 | ..... 514,500 XXX
8399997. Total - BONGS - PaIt 4. sssnnss vsssissss s | 88,774,924 | ....84,955,162 | ....87,579,267 5,937,450 ... (134,882) | . 5,802,566 .2,972,357 |....2.972,357 | 1,883,884 | XXX
8399999. TOtal - BONAS..oooo s s | 88,774,924 | .....84,955,162 | ....87,579,267 | ........ 85,937,450 | o0 | o (134,882) | coocoreee0 |0 (134,882) | o0 | 85,802,566 .0 |.2,972,357 |...2,972,357 | 1,883,884 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS......vvrvsvvsvssvsvsvsivsss ottt | 88,774,924 XXX s 87,579,267 | ....... 85,937,450 | .o 0| .(134,882) | o0 [ 10 (134,882) [0 | 85,802,566 | ... 0|.2,972,357 |...2,972,357 | 1,883,884 | XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch. DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JPMorgan Chase Bank, NA New York, NY 1,799,210 | XXX
Union Bank of California - 1/22/2021 Sacramento, California 22 100,000 | XXX
Union Bank of California - 2/19/2021 Sacramento, California 27 150,000 | XXX
Union Bank of California - 2/20/2021 Sacramento, California 32 180,000 | XXX
Union Bank of California - 6/28/2021 Sacramento, California . . 1 150,000 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 82 2,379,210 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 82 2,379,210 | XXX
0599999. Total Cash XXX | XXX 0 82 2,379,210 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 685,424 | 4. April 1,170,767 | 7. July. 4,053,317 | 10. October. 1,096,950
2. February 115,280 |5. May. 4,196,259 |8. August. 5,608,955 | 11. November. 2,219,256
3. March 3,758,651 |6. June 9,364,706 | 9. September. 1,977,666 | 12. December. 1,799,211

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY .....ouitmitiiimeiaeisessesssseeses sttt 12/02/2020. 01/14/2021
0199999. U.S. Government Bonds - Issuer Obligations.............cc.eueieiereeieeieeinieineieresiseeesienees
0599999, Total - U.S. GOVEIMMENT BONGAS........c..cvuuivuririiieiiiiisesiiisiseeie sttt s8££ s b ine f e s bbb e b e bbbt ens ebiessetesentenreres
Total Bonds
7699999. SUDLOLalS = ISSUET OBIIGAHONS. .......cvvvveieirisrii et en
8399999. Subtotals - Bonds.
8899999. Total - Cash Equivalents
Select Insert, Group to create the data entry space for this page. Select Insert, Record to add more records for each group.
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA s 3,999,880 1= S 0 1C s 1D e 0
TE e 0
2A . .0
3A . 0
4A . .0
5A . .0
6 .0




Annual Statement for the year 2020 ofthe IMl€@tropolitan Group Property and Casualty Insurance Company

POSITS

SCHEDULE E - PART 3 - SPECIAL DE

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona...
4. Arkansas........cooccveoreinniene AR | i .Buie. | AR VSD BY INS CODE SECTION 23-63-20...........vuuveurereriiinreiiierienieresinsienes | eeeessesissesessessssessessens | coseessessessesssseesssesnsens | cveneres 222,999 232,024
5. California.........cccccoervrveriiriniere s CA | 0. 0. | BANK OF CALIFORNIA CD..oocoic s 580,000 579,841
6. Colorado.... CO | e | s
7. ConNECCUL......cvvvvererervrirririias (02 1 IV IR s | et niens | et enens | e | e
8. Delaware DE RSD FOR WC TITLE 18 CH 5 SECT 513............ 99,553 103,582
9. District of Columbia bbbttt nbes | bttt ens | nersene et | sttt | anrenes
10.  Florida.... FL RSD BY INS CODE SECTION 624.411 388,257 403,970
1. Georgia.. 49,777 ..51,791
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts.. 99,553 103,582
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada . NV RSD TITLE 57 CH 682B.010 -.020. 207,164
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
31 New Jersey....
32, New Mexico...
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina........ccceecrverrereeecnNC [ i [
35.
36, ONI0....cecieerieiierierierseeedOH | i | bttt | eeniee ettt | setseesb sttt | seieest et enes | s
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.......c.cccoeveeeenree e PA [t | e ettt nens | seteneretes e stntennens | cesstessenenenestessensenenenns | seneenesanseseneenesennenenns | reeenes
40.  Rhode Island FOR THE BENEFIT OF ALL POLICYHOLDERS.......c..ccovviivnrineirnieissieninisnins ...3,706,448
41.  South Carolina... .
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... .
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0 0
59.  Total XXX XXX 4,286,289 1,059,245 | ....ovvriirne 1,102,113
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0

E29
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